HFFIRTT

One MIZUHO

2021 %12 A28 H

IMM B E M DRO 3 EIE (2021 £ 12 A 21 B R)

KRBT IZEZKL TIMBZEIS

KESREMIEIZEESR (CFTC)NHERLI: IMM BEEWIZLSE. &
BHh (Non Commercial, JEEEEPD ICLSEE 8 BEDKFILERKR
TLarvMBEWEFLEEIT, BED 2015 @R LM5 2024 BRILAIESR
YIZHRLTz, (BFE 1),

s TEQFEETIX. BEARVFDFEYFELZILRIHED 42.0 ERILHS 47.8 8
RILABTBEICHEEIL KR, ZERFILOFTYEHLEEFLELHED 56.1 ERLMD
57.5 BRIL~HLKLT=,

Ff. RAA ATV DFEYEFEEFHAGEAD 1.3 BERILMS 125 ERILA 3
BERYIZHEKNZFILOFTYHESLELAD 4.0 ERILHAG 4.2 BRILA
Vi KL7T=,

— A WFFRILDFTYEHLEEIX 10.2 BRILAID 7.7 BRILAHE/N, 1—
ADFEYHELELRIED 16.7 ERILMD 14.3 ERILAHE/N LT,

F-. AOFYEHEELRIED 58.8 ERILMS 57.3 BRILA 4 BEH T
N AR ARYDFTYHEESELRRAD 2.5ERF LS 1.2 {EFIL~FTE
([ZHeEfE/ iz,

LTEEE 8 BEARKRI IV OEREE TIEAZWLA., O F7IL—T L
DENEFLEIFRDHEAD 5.6 ERILMD 2.9 BERILA 3 BRYIZHE/INLT=,
TSVNLT7ILDOFYELEIXRHED 0.8 ERILMD 1.1 ERILA5ER
YIZHEKLT=,

B 1:IMM BE XD R YRR a2 (Non-Commercial, TE 8 BEARK)

400 1 ({&FJL)

300 -

200 -

100 -
0

-100 -

-200 7

VXN CHF CAD
-300 NZD AUD m— GBP
EUR I Py usD
-400 -
19/12 20/03 20/06 20/09 20/12 21/03 21/06 21/09

CE) TR TFREIFEBEELVRILEY, IAFRIEEBEFTY/FILENETRY, USD Ruk-

ROV EEBEBEDOR VMR I DEEHE,
(B#)CFTC, FIL—LN—5 HF(ZRIT

UMM @& 541, CME (S h = -~ —H U ZAVEE T CTHE S QBB e DR Vv

(B2 FETHY | il SE B I KIE B OBG & TIREROR Y ay () BFERSID,

2021 %12 A28 H

miSE X
F—IY—4yh-TA/3RE
FESk K

03-3242-7065
daisuke.karakama@mizuho-bk.co.jp

T—4yk-Ta/IRb
BER EX

03-3242-7065
takafumi.horiuchi@mizuho-bk.co.jp

Y—4yk-ITa/3Rb
& EX

03-3242-7065
takahiro.hori@mizuho-bk.co.jp

XE HE
03-3242-7065
yuki.ooshima@mizuho-bk.co.jp



AT IFRITIMM BEEY DRSS 3 EA

Bz 2: IMM B & E£MI=H175 Non-Commercial DRI a> (f8R)L)
2021/11/16 2021/11/23 2021/11/30 2021/12/7 2021/12/14 2021/12/21 438 F18 13 8FH

USDFRyhk-RISav 184.7 223.0 246.5 202.7 201.5 202.4 213.3 207.6
avy 634.6 685.1 678.8 630.7 584.5 591.3 621.3 638.9
a—k 449.9 462.0 432.3 428.0 383.0 388.9 408.0 431.3

JPYRyh-ROT a3y -101.4 -105.6 -87.1 -69.4 -568.8 -57.3 -68.2 -90.2
aovy 26.8 22.0 16.1 14.5 22.2 243 19.3 27.3
o3—hk 128.2 127.6 103.2 83.9 81.1 81.6 87.4 117.4

EURRyk-RIS 3y -5.4 -23.1 -32.9 -11.7 -16.7 -14.3 -18.9 -15.3
avy 280.4 287.1 270.8 274.4 266.7 277.3 272.3 280.1
a—k 285.8 310.3 303.7 286.1 283.5 291.7 291.2 295.4

GBPRyhk-RU T3y -26.5 -28.9 -32.3 -31.7 -42.0 -47.8 -38.4 -16.8
vy 42.3 41.9 43.3 40.5 24.4 17.3 31.4 40.1
o3—hk 68.9 70.8 75.6 72.2 66.4 65.1 69.8 56.8

AUDR kRO 3y -44.7 -45.7 -57.1 -58.2 -56.1 -57.5 -57.2 -56.0
avy 22.5 29.3 23.7 23.8 20.8 16.4 21.2 17.3
a—t 67.1 75.0 80.8 82.0 76.8 73.9 78.4 73.3

NZDHyh-RI Sy 9.8 9.7 7.3 7.3 -4.0 -4.2 1.6 5.7
avy 18.5 19.3 20.8 21.7 9.1 7.5 14.8 15.9
o3—hk 8.7 9.7 13.5 14.4 13.1 11.6 13.2 10.1

CADF kRO 3y 6.9 -2.5 -11.0 -7.4 -10.2 -7.6 -9.1 -6.9
avy 35.2 35.0 323 32.5 29.7 35.6 325 29.9
a—t 28.2 37.5 43.3 39.9 39.9 43.2 41.6 36.9

CHF#wk-RI 3y -11.9 -15.2 -19.3 -16.3 -11.3 -12.5 -14.8 -18.6
avy 7.4 8.4 5.3 3.8 1.8 3.3 3.6 4.6
o3—hk 19.3 23.6 24.6 20.1 131 15.8 18.4 23.3

MXNFR k- RO -11.5 -11.7 -13.9 -15.2 -2.5 -1.2 -8.2 -9.5
avy 16.9 19.0 20.0 16.8 8.2 7.2 13.1 16.2
23—k 28.3 30.7 33.9 32.1 10.7 8.4 21.3 25.7

RUBRwk-RoL 3> 7.7 6.1 4.6 4.6 5.6 2.9 4.4 6.3
avy 10.4 8.6 7.0 6.4 7.3 6.4 6.8 9.5
o3—hk 2.6 2.5 24 1.8 1.7 3.5 24 3.2

BRLA k7RI 3w -2.9 -2.6 -2.5 -1.0 -0.8 -1.1 -1.4 -1.2
avy 1.5 1.6 1.9 1.4 1.8 1.8 1.7 21
Ya—hk 4.4 4.3 4.3 24 2.7 2.9 3.1 3.3
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